CITY OF LODI COUNCIL COMMUNICATION

AGENDA TITLE: Accept the Quarterly Investment Account report as required by law
SBB64

MEETING DATE: November 19, 2003

PREFARED BY: Deputy Treasurer

RECOMMENDED ACTION: That the City Council by motion/action accept the

guarterly report of the City of Lodi pooled money
investment account as required by SB564.

BACKGRQUND INFORMATION: The investment report is currently included in the
monthly executive report distributed to Council
5BE64 required local agency treasurers to submit a
report on investments at a public meeting. The City
of Lodi has an investment policy, which is submitted to council for approval on an annual basis. Copies of
the policy are available in the Finance Department. In addition to the quarterly report on invesiments in
the City of Lodi pooled money investment account, a breakdown Treasury Inventory by type has been
included in a chart format. Also inciuded is the most current report of the Local Ageney Summary of
Investment Data and the State of California pooled money investment account market valuation.

The City of Lodi maintains membership in the California Municipal Treasurers Association and conforms to

guide lines set forth by the CMTA investment report committee. The Finance Department will continue to
include the investment report monthly as part of the executive report.

FUNDING: None.

Vicky McAthle
Finance Director/Treasurer

APPROVED!:




City of Lodi

Gity of Lodi 212 W, Pine 8L

B Logh, OA 85240

Pﬁrﬁ’cséwn Management (2091333-6500
Portiolic Summary

September 30,

Par Markes Book % of ays fo ¥THa YTH
investments Vighie Valis Valve Ponllo Tarm Mty 260 Eagudbe, 355 Bouiv.
Lacat Agency Investment Funds 14,986,458.39 14,596 458 39 14,895 455,30 f9.74 1 1 1,745 1770
Corifingins of Deposit - Bank 4 A00.000.90 1 B00,000.00 +, 300,000.00 5.05 209 82 1,385 1,574
PasshookiUhecking Accounds £ 268,188.57 £,208,188.87 5,208,388.87 24.29 1 1 0000 2.000
invesiments 21, 50284748 21,502.647.98 21,E02.847.08 100.490% 14 % $.289 1.3%7
Total Earnings Sepiember 30 Month Ending Figosl Year To Date
Current Yegr 2480240 71,908.85
Average Dally Balance 22,248, 74057 20,840,858.00
Effctive Rate of Beturmn 1.38% 1.38%

e} on ihe spproved budgst and 10 the extent the budge! is adhersd lo, liquidity s aveilable for the next 30 days. Union Bank of Califormia is the sourns of markel valustion,
. fHepene L A L] [P7eB 2
Marcefla Maxine Cadwallader, Revenus Manager/Depuly Treas.
Portiolio CITY
AL

Feun Date: 1032003 - 11:24 P {PRF_PM1) SymRept ¥5.00



City of Lodi
Portfolio Management Page 2
Porifolio Details - investments
September 30, 2003

Buerage Purziase Siates YT Days i Maturity
cuse investmant ¥ issuer Balance Pate Par Vaius Warkel Value BookWaive  Hite Mosdys 280 Maturity Timte
Locsl Agency Investment Funds
LA o0 Lacal Agency invest. Fund 1408357838 14,083 578,36 14OB5 57808 1770 1.746 1
LBIo 1801 Losal Ageney v Fund PG B12,480.0% 912 480.03 91248602 177 1,748 1

Sublotal and Averaye 45.863,195.0% 14,9098,485.92 14, 098,450:59 4, 968.558.99 4746 i
Lertificates of Deposit - Bank
WEST 53 Bank of the West 04172003 100,000 50 100,000.00 WEAN008 145D 1480 185 DA17/2004
84 57 Bank of America 1IT/2002 A3 E00.00 100.500.00 10060000 1300 1,300 7 A2 TH0E
™ & Farmers and Merchants Bank DARBIAL0T +,300,000.00 1400,500.00 1ODGO5000 1400 1,400 22 IS0
LoD 1 Bank of Lodi OB/28/2003 100,000.00 100,600.00 WONNRED 1740 1,424 1TV OB/282004

Subtotal and Average 1,200,000.00 4,300,800.60 1,300.000.00 1,200,000.00 1,355 52
PassbookiChecking Accounts
BACK 4003 Bark of America latrieic) 18988807 18959807 189,885.07 o000 1

4000 Farmers & Merchants 5018, 29080 &.018.280.80 £.016.280.60 oH00 1
Subtolal and Average £.085,615.51 8,206 580 67 5,206,188.67 5,208,188.57 D006 1
Total Investments and Average 22 248, 740.57 21, B0 84T 08 24,502,847.06 71,502.847.06 ' 1288 4
Potiolio CITY
AC

Run Date, TOAB2093 - 11:24 PM {PRF_FM2) SymRept v5.01f



ity of Lodi
Portfolio Management Page 3
Forticlic Details - Cash
September 30, 2003

Augrage Purchage Stmted YT Davsin
TUBP investment # isauer Haiance fats Par Valus Bharket Walue Bookysiue  Rate Moody's 350 Maturisy
Total Cash and lnvestments 22,248 V4D 5T 24 BUZ 8AT.00 21,502,847 08 21.502,847.08 1.29% 4

Porifolic CITY

AC

Rur Date: 10032003 - 1124 B {(FRE_PWZ) SymRept ¥5.041



ity of Lodi

Porifolio Management

investment Activity By Type Feged
September 1, 2003 through September 30, 2003
Biated  Transailion Purchazes Salosfifniuiilies
CLIGIE investment # imsuer Fate Date or Deposits of Withdrawals Balance
Local Agency Investment Funds {Monihly Sumimary}
LA 1060 Lol Agensy invest, Fund 1370 2800.000.00 2.500.000.00
Sutichal 2E00,900.00 Z000,000.00 14,298455.39
Certificates of Deposht - Bank
Lo 58 Bank of Lodi 1880 0R/OBEO0T 8.00 50,000 030
LoD 51 Bank of Led! 1140 D283 10000050 8.00
Sitntal 145,500.90 15, 0008.50 1,300,000.00
PazshookiGhecking Accounts [(Monthly Summary)
BACK 403 Bank of America 357,173.34 367.523.13
4900 Farmers & Marcharts 13 532.906.80 1339774816
Subtotal 13,590,100.14 13,785,968.29 5,206, 18857
Tots! 15,990,100:14 5,895,289.79 21,502 847.06
Portinlio CITY
AC

P Date: 1070302000 - 1124

P [PRE_F3) Syeitept V5 1



City of Lodi

Portfolio Management Page §
Investment Activity Summary
September 2002 through September 2003
Yigid to Maturity Managed BBy Mumber

Month Bumnber of Tokah o) ] Pt of Becrifies of Becurifies Syerane Byerage
Engd Taal Becurites Investedd Equivaient Equivalent Rate Purchazed Batured fSolg Tarm Days to Maturity
September 2087 & $2,588.900.04 2430 A o) 2D o] 4] 108 24
Ociober 2002 8 14,537,635.82 1.965 1864 2630 2 2 8t 2%
Hovewdber 2062 8 1200504782 2377 2450 2630 o o i 7
December 2687 G 14,147 608,12 pRect 2050 2430 1 el %6 23
Japuary 2003 =] 14,989 501 80 1,757 1.7 2,310 o o 0 17
February 20673 2 17.928,142.84 1875 1805 230 o G yisl 11
March 2003 ] 17,242 086 80 1,867 1.5e3 2310 o o 7% 7
Aprit 2002 9 17,437 900 80 1.638 1.880 1,980 3 2 78 15
Biay Pl B 18,080,784.27 1394 1414 1980 0 ] 18 12
June 2003 ] 18506,213.38 s 1529 14580 o g 17 11
Sugly 2003 2 20,920,950.24 1350 1358 1770 1 s 14 7
August 2563 8 eilcrrd= ey 1.3%1 1320 1770 0 £ 14 5
Segptember 2003 8 2% FORB4T 08 1,288 1317 1,770 1 1 14 4
Aynrage g 16,707 278,88 1.754%, 1.779% 2247 4 B 7] ]

Portfolio ©ITY

AC

Bun Date: 10032003 - 11224

P34 [PRF_PME SemRept V500



City of Lodi

Portfolic Management

Page 8
Distribution of Investments By Type
September 20802 through September 2003
September Octeber Noveimber December  Jamtary  Pebruary Warch AR May Jang by August Sepdember Ayarage
Investment Type i) 20 00 o o] 2603 7003 2003 2003 b 205 pio 0 20 by Perled
L.ocal Agency investiment Funds 558 07 613 521 0.4 578 57.4 57.4 862 718 77 702 897 B1.2%
Certificates of Deposit - Bank oY) 83 100 D2 8.7 7:6 75 75 72 78 62 &1 5.1 78%
Certificates of Deposhi - S & L. )
PasshaokiChecling Acoounts 238 4.3 ) D3 e 3.2 2?;‘_"? 22 &7 288 208 22.1 238 24.2 26.8%
Corporate Medium Term Note 8.3 70 8.4 72 8.8 58 59 58 - 473%
Commescial Paper - interest Bearing
Hepurchase Agreements .
Federal Agency issues - Coupon
Freasury Securities - Coupon
Mortgege Backed Seowrities .
Barkers Acceptances -Smortlzing )
Commerclsl Pager Disc, mertizing o -
Federal Agency Disc. -Amuriizing
Traasury Discounts -Amortizing
Mizcellaneous Distounts -Armortizing
Porifolio CITY
AT

Run Date: $0A3/2003 - 11.24

DM (PRF_PME) SymBtsat V5 01



City of Lodi

Bun Date: 100032003 - 11,24

Portiolio Management Page 7
interest Earnings Summary
September 30, 2003
Septemiber 30 Month Ending Fiseal Year To Dalp
CRiCouponiliscound Inveshmenis:
interest Collestad STE45 388885
Plus Acorusd Interest &t End of Parind 365054 A
Less Accrued interest at Beginning of Perind { 2.711.27) { 285074
Less Accrued inferest af Purchase During Period { e { 0o
interest Eamead during Perlod 152452 468825
Adpusted by Pramiums and [scounts Q.00 D00
Adiusiod by Tanital Gains or Losses 00 040
Earnings during Period 152452 4,688,235
Pags Through Securliies;
Interest Collected .00 Q30
Plus Accrusd interest &t End of Parlod o Q80
Less Accrusd Interest 2i Beginning of Period { OO0 { (k]
Less Accrued interest at Purchase During Peried { eie )} { 200
irterast Tarned during Period 000 Q.00
Adiusied by Premiums and Discourds D40 0.00
Adiusted by Capitel Gains or Losses ooo 400
Earnings guring Period .00 .00
CashiChecking Accounts:
interest Collected 000 47.772.47
Flus Accrued inferest st End of Pariod 871248 &7 A02.48
Less Acocrusd interest at Beginning of Period { SE02A85, { 47 85333
interest Bames during Period 2ROFTES 87,224 .80
Total interest Ewrned during Period 24,502.18 71,508.85
Total Adiustrments brom Premiums and Discounts 208 2.00
Total Capltal Gains or Losses 4.54 G600
Totel Eamnings during Period 2486290 7190828
Portfolio GITY
AC

FHt (PRE_PHE) SymRept V5.0



BREAKDOWN OF TREASBURY INVENTORY

BY TYPE
September 30, 2003

Type of Seenrity Amount Percent of Porifolio Madmum Maturity
tocal Agency nvesiment Fund 514,806 458 39 58.7423853% indefinite

Lardificates of Deposlt - Bank $1,300,600.00 £.045767% B yoars
PasshookiThersking Accounts $5,208 18867 24.241850% indefinite

Corporate Badium Term Note 0.000D06% 5 years

Tressury Securties - Coupon §.000000% 5 years

Federsl Agency lssues - Coupon 0.000000% 5 yaars

$21,502,647.06 100.50%
. Corporsts Medium Term
Treasury Becurities - Noie Foderat Agency Issues -
Coupon 8% Coupan
% _ 0%
! $5,206,188.57
Passhonk/Ghercking
Ancoiss
4%
$1,300,000.80
Ceriifivates of Deposk -
el $14,908,458.39
" Local Agency investment
Fund
0%
§‘ Loosl Agency invesimerd Fund 514,998,458 35 “BCerifficates of Deposit - Bank $1,305,006.00 i
'1 B PassiookiChercking Accourts $5,205,188.67 B Corporate Medim Term Note %
! B Tremsury Securities - Cougon [iFedersl Agency lssues - oupen §




INVESTMENT DIVISION SELECTED INVESTMENT BATA

PHILIP ANGELIDES
TREASURER
STATE OF CALIFORNIA

ANALYSIS OF THE POOLED MONEY INVESTMENT ACCOUNT PORTFOLIO

ITYPE OF SECURITY
Government

Bills
Bonds

Motes

Strips

Tetal Governments

Federal Agency Csi;pﬁns
Certificate of Deposits
Bank Notes

Bankers' Acceptances
Repurchases

Federal Agency Discount Notes
Time Deposits

GMNMAs

Commerigal Paper
FHLMC

Corporate Bonds

Paoled Loans

F Loans

Reversed Repurchases

Total {All Types)

(000 OMITTED)

June 30, 2003

PERCENTAGE
 CHANGE FROM
AMOUNT PERCENT  PRIOR MONTH
5 1,593,303 2.87 +2.02
0 0 0
8,311,148 15.00 +3.31
9 0 0
$ 9,964,451 17.87 +5.33
$ 4,665,606 8.42 +3.41
5,740,493 10.36 -9.04
100,003 0.18 -0.67
0 0 0
0 0 0
8,440,754 15.23 +2.24
5,575,005 10.06 +0.58
572 0 0
14,023,307 25.30 +4.59
4,910 0.01 0
2,236,844 4.04 +0.68
4,730,471 8.53 +1.15
0 0 -8.27
0 0 6
$ 55,422,506 100.00

Average Lafe of Portfolio as of June 30, 2003 15 212 Days

Revised June 30, 2003



State of California
Pooled Money Investment Account
Market Valuation
Descrintior

United States Treasury: _

Bills B 1,59330252844 1 % 159482051445 | § 1,504 487 000 .00 NA

Noles 3 8311148231831 8% 8.300.4084068.47 1 § B,387.837. 750001 % 57,535 050,75
Fedaral Agency: _ _

SBA % 418,240,502,15 1 $ 418,193.019.64 1 § 414,684,597.42 | § 1,168.480.25

MBS % 563.169,338363 1 & 582001 6526618 557 h2d 28467 | § 2.689.1_ 11.37

Bonds 3 3684196081801 % 3676187 52868 | & 3,727.374 91520 | § 27,3949 967 94

Floatars 3 I O - $ -

Discount Noles L 8440753808791 % 8447 28157436 1 § 8447 527 204 80 NA

FHLMC PO 3 4810307301 8 4910307301 % 53681043841 % 7892045

GNMA 3 57184884 1 § 57194884 1 % 57148169 ! % 568812
Bankors Acceptances 1.8 - 3 - 3 . NA
Hank Notes $ L0003 100121 8 8990098000 1 § 100017433001 8 ...20,888 89
CDs 3 5740403 97549 | 3 5.740,069.60803 1 § L5.733.60064095 1 % Boas 7oB.360
Commercial Paper b 1402330702938 1 % 14,038 546 040 13 | § 14,040,328 864 80 BA
Gaorporate:

Fioalers % LI BREBO021 1 % 3005836002118 303221000001 % 58133136

Bonds 3 1.833.260633.79 1 § 1928418574956 | § 1.963.049.800.06 | § 25 830,194.53
Repurchase Agreements; § - i - NA
Reverse Repurchase 3 - $ : ) - $ -
Time Depgsits § 5575095000001 % 5575035000001 % 5,575.095.000 00 NA
AR 85 & GF Loang 3 4730470588151 8 4730470588151 % 4730470588 15 NA
TOTAL 5 5542250610043 1% 5542956840828 1% 5SHSA733840438 18 122 186.387.04
Fair Value Including Accrued Inlerest $  BETD94028B81.42

Repurchase Agreerments, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrving cost).

The vaiue of each participating dollar squals the fair value divided by the amortized cost {1.002846280).

As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued al $20,056,825.61 or $20,000,000.00 x 1.002846280,

12 Revised June 36, 2003




